If immigration causes a decrease in social cohesion, then it may also be an important contributing factor in the recent failure of financial institutions. The present analysis finds some evidence for a negative relationship between immigration and volunteering from the Current Population Survey 2004-2008 September Supplements. Various specifications confirm the tendency of immigrant inflows to decrease social cohesion, as measured by the tendency of native U.S. citizens to volunteer. Differences in effect by type of volunteering organization, country of origin of immigrants, functional form, and voting as the relevant measure of social cohesion are explored with similar patterns of results. Differences in effect by city size provide a counterpoint, lending support to the alternative idea that immigration does not in fact decrease social cohesion.
The effect of immigration on natives in particular, as well as after disaggregation by ethnic/country of origin groups and type of volunteering has also rarely been attempted, although the inclusion of all of these elements would lead to a much clearer picture of how immigration is truly affecting social cohesion in the United States. More specifically, determining the spillover from immigrants to natives would help disentangle the effect of immigrants on lowering social cohesion simply by a local average effect from immigrant interaction with natives and, in the language of Alesina, an "aversion to heterogeneity" effect. It is for this reason that the present analysis focuses on the effect of immigration on United States natives, and further stratifies by elements such as race and type of social cohesion measured.
By using Current Population Survey September Supplement Volunteering data from 2004-2008 (just before and during the onset of the current recession), and controlling for immigrant location selection and income inequality, the present work represents a novel addition to the literature. The data is large, representative, recent and disaggregated. The structure I use makes a causal interpretation of immigration (the 1990-2000 cohort) as affecting the volunteering participation of native-born United States citizens more plausible than in other related studies. I use countylinked Core Based Statistical Area (CBSA) level area characteristics, as well as a measure of volunteering fifteen years prior, the average volunteering in the 1989 Current Population Survey, to account for immigrant location selection.
In robustness checks, I also employ a linear probability model to account for noise in my choice of instrumental variable with these additional results generally confirming those in the main analysis. Distinctions in results between the full sample of cities versus large, densely populated cities, I argue, explain differences in results more generally between the United States and Europe in analyses of volunteering, with the caveat that these differences may also show evidence for a limited effect of immigration on volunteering.
I find that large, densely populated cities in the United States look quite similar to cities in Europe in having little relationship between volunteering and immigration after accounting for income inequality. It turns out that the anomalous nature of the immigration-to-social-cohesion relationship in the United States as a whole is driven by the smaller and more sparsely populated cities in the United States. After all, Manhattan, Kansas is in a much less favorable position to deal with new immigrants than is Manhattan Beach, California or Manhattan, New York. Therefore, it is true that the full sample, which uses both large and small cities, does verify that native United States citizens are more likely to "bowl alone" when there are higher rates of immigration, and the question is whether this is a causal effect. The strength of the conclusions to be drawn is circumscribed, however, if it is the case that selection by natives is conditional on personality characteristics such as egocentricity. Accordingly, the ability of the present analysis to distinguish between these two hypotheses is limited.
In the final of the auxiliary analyses, I explore the effect of using voting, rather than volunteering, as the measure of social cohesion. While voting is a less commonly employed measure of social cohesion in this literature, and it is probably useful to consider voting at still smaller levels of aggregation -such as local area levels -these initial results are used as robustness checks for the negative relationship I generally find between social cohesion and immigration. I am currently extending these preliminary results on voting using more specific data at the local and tract level, which may be a better level of aggregation in the case of voting, in order to examine in more detail the mediating effect of city size.
Finally, in placing this work within the context of the existing literature, perhaps the most similar analyses to the present one are Costa and Kahn (2003 ) study using 1974 and 1989 data. They use less relevant, older data and, furthermore, do not account for selection or immigrant flows as I attempt to do here. Also, Alesina et al. (1999) found a negative effect of diversity but examined a slightly different outcome: whether individuals in communities with varying amounts of heterogeneity were more or less likely to vote to increase local taxes. They also used the smaller GSS rather than CPS data and did not find varying effects based on city size-in contrast to my results where city size does appear to matter. Finally, Alesina and La Ferrara (2002) looked at the outcome of "trust" rather than activities and volunteering, and used a fractionalization rather than a concentration approach as I do here -with some evidence that concentration measures provide a more straightforward analysis. In this last case, results in Alesina and La Ferrara's work show similar patterns to those in my analysis, although they use the smaller, and hence noisier, GSS data. Taken together, the present analysis presents a helpful and necessary addition to the growing literature in the area.
I. Background and motivation
A. Economic and community decline From a business perspective, with lower levels of social cohesion there is less trust and lending, as well as higher default rates among microfinance cooperatives (Costa and Kahn 2003; Alesina and La Ferrara 2005; Putnam 2007 ), since individuals do not feel bound to maintain face before their friends and neighbors by not defaulting. There are also problems in innovation and coordination leading to successful competition in the international market by small vs. large firms. This has been pronounced in the case of Italy and several other European countries (Ramazzotti 2010) . At a continental level, the seminal work by Easterly and Levine (1997) has shown that heterogeneity leading to decreased social cohesion in Africa is associated with more clans, more crime, more black markets, and much lower levels of country-wide growth than otherwise similar countries in the continent with lower levels of heterogeneity and higher social cohesion. These effects are understandably affected by levels of political stability and democratic rights. Other work, however, has found little effect of crime in mitigating the social cohesion-diversity relationship. This is true although Putnam (2007) initially posited a very strong effect in this area (Alesina and La Ferrara 2002; Mohan et al. 2011) . At the community level, there is less fundraising in schools, lower rates of participation in social reform projects, fewer people volunteering or giving to charity, less contribution to schools, fewer friends, lower levels of happiness and more television watching (Putnam 2007; Poterba 1997) . In a sense, one possibility is that with lower levels of social cohesion and more heterogeneous communities, there is simply more difficulty in sharing resources in ways individuals deem to be equitable (Alesina and La Ferrara 2002) . While a lack of social cohesion owing to diversity may have the benefit of causing greater private production -or even "patronage", as in publicly provided private goods - (Alesina and La Ferrara 2005) , there will be lower levels of provision of the public good and other ills just described, making it unclear which is really the best strategy to employ.
B. Measuring social cohesion
Social cohesion is generally conceived of as either social capital maintenance or else methods of creating solidarity and equality of access. While there are other conceptions and definitions of this term, these two appear to be the most commonly used in the literature and closest to their initial intent-especially in the burgeoning economics literature. Measures of social cohesion have included, as a few examples: membership in networks, social solidarities, membership in clubs/ associations/volunteer work, social trust, social order, common values, civic participation, and place attachment (Galabuzi and Teelucksingh 2010; Demireva 2011; Vigdor 2004) . It is for this reason that the present analysis focuses on volunteering in clubs (the most frequently employed measure, aside from "general social trust") as well as employing measures of voting in one of the auxiliary analyses.
While social cohesion has been extensively discussed, there is no commonly agreed upon method for choosing the outcome (or outcomes, if multi-faceted and, perhaps, a "better" measure) representing social cohesion. It does appear that stated levels of trust or club participation (such as volunteering) have received the most support as measures of social capital maintenance. An additional reason for using club associations are their high documented correlation with social trust (Glaeser et al. 2000; Alesina and La Ferrara 2002 ) -although the direction of causality is unclear. Hence, the focus of the current work on volunteering behaviors. The use of clubs and associations/volunteer memberships runs afoul of the possibility that these groups maintain the embedded class structure and reflect individuals that have access to resources. Scholars have begun to reconsider and give less credence to this idea, since membership in voluntary associations and religious groups has indeed become much more heterogeneous-exhibiting both "bridging" (relations to out-groups) as well as "bonding" (relations to the in-group) types of social capital. For the reasons mentioned above, voting is used to generally confirm and extend the main results of the present analysis.
C. Immigration and social cohesion
After seeing the societal ills an erosion of social cohesion can cause-either in the real world, theoretically, or in experimental games (Alesina and La Ferrara 2005)and after understanding what social cohesion actually means, it is apparent that when Putnam (2007) demonstrated that immigration (as a form of increasing ethnic and linguistic heterogeneity) in Italy eroded social cohesion, he caused quite a commotion. If, in fact, immigration causes a significant decline in social cohesion leading to economic decline, countries need to reevaluate their immigration policies. Although immigration and diversity in general has many, possibly longer-term, benefits, not the least of which are an increased opportunity for innovation by immigrant entrepreneurs and scientists, a richer culture, long-run growth, positive (or at least neutral) effects on native student achievement, and the benefits of "portfolio diversity insuring against risk" (Costa and Kahn 2003; Putnam 2007; Neymotin 2009 ), the negative effects are numerous. In terms of economic stability, it would then be very possible that it is these same effects which are responsible for our current economic decline. For this reason, among others, a literature has recently developed to test the veracity of Putnam's claims and, more generally, the strength of the relationship between immigration/diversity and social cohesion worldwide. For the most part, evidence in the aforementioned and other studies showing that immigration and heterogeneity decrease social cohesion at the country level has been shown to be overstated, since accounting for income inequality decreases the strength of the stated relationship (Green et al. 2011; Kesler and Bloemraad 2010; Demireva 2011; Letki 2008; Alesina and La Ferrara 2005) . After including measures of inequality-whether Gini coefficients, the fraction of individuals below the poverty line, the 90/10 ratio, or the average to median income in communities or countries-the effect of immigration on social cohesion declines in magnitude and significance. This is especially true for European studies, with U.S. studies breaking with the general trend by generally maintaining a clear and significant effect of immigration in decreasing social cohesion (Becares 2011; Galabuzi and Teelucksingh 2010; Hooghe et al. 2009 ). Nevertheless, some of the problems with which very few of these studies have been able to contend (whether Putnam's original study) or later work, have been (1) difficulty controlling for selection based on preferences for local good provision, (2) issues with the small size or highly-aggregated nature of the data, and (3) difficulty finding credible measures of inequality and fractionalization. As Simpson (2006) notes, fractionalization may actually not be measuring what we want it to, so that the current reliance on the fractionalization index which is actually quite crude as a measure may be faulty. The present analysis is an attempt to address these issues. Immigrants, generally a lower income group, will, on average, increase the number of people with "low levels of access," thus, the relationship is almost definitional. However, the use of income inequality may be more than a truism, since Putnam's definition of social cohesion falls closer to the idea of "social capital" and its maintenance. Unfortunately, many of the measures of both social capital and social cohesion as inequality reduction are very similar-making it difficult for researchers to decide exactly which ones to employ. Work by Alesina and La Ferrara provides a good framework and reasons why immigrants should have lower levels of social trust and cohesion. Specifically, it could be said that immigrants exhibit many, if not all, of the characteristics of individuals likely to have reduced levels of social capital, and hence low social cohesion as measured by social capital maintenance. Immigrants are often in the lower income tiers, and may additionally suffer from discrimination-by language if not always by ethnicity, although generally the wave of Hispanic and Asian immigrants represents a minority to the United States. Also, immigrants have lived in the area for a shorter period of time with fewer ties to the location-although some would argue that, although individual immigrants have weaker ties to other individuals, their communal ties tend to be stronger than those for natives-see for example Gorney and Torunczyk-Ruiz (2011) . Lastly, immigrants tend to locate in areas of higher income inequality (selection) making them less likely to have high social capital.
II. Materials and methods
The main data employed for this analysis were the 2004-2008 Current Population Survey (CPS) September Volunteering Supplements. The 1989 CPS September Volunteering Supplement was also used to establish baseline average volunteering rates by CBSA and, therefore, represents a correction for immigrant location selection. Earlier historic measures of volunteering in the community were used as an immigrant location selection correction due to concerns that current waves of immigrants select their location of choice conditional on economic conditions in the area. Because it is also true that immigrants tend to settle in historically high immigration areas, and historical measures of immigration should not generally correlate with current economic shocks, this measure is used to correct for the type of selection which may hinder the ability to determine the effect of immigration independent of local area characteristics. This selection correction is standard in the immigration literature (Dustmann et al. 2005; Card 2001; Bartel 1989) . The historic measure has often been 20-30 years prior which is essentially the time difference for, at least the later, portion of data used here.
The CBSA level was chosen because it was the level typically employed by the Census during this wave, and was meant to replace and merge both Micropolitan and Metropolitan Statistical Areas. This more comprehensive measure is useful in later generalizing results, particularly for city size stratifications.
The September Supplements include a series of questions regarding (formal) volunteering activities and choices. As a caveat, employing formal, rather than informal volunteering, will, if anything, understate the relationship between volunteering and immigration due to the lower correlation between formal volunteering and social cohesion (Tong 2010; Letki 2008) , so that measured relationships between volunteering and immigration may actually be even stronger than found in the current analysis.
The CPS, as opposed to the General Social Survey (GSS), which is typically used in these types of analyses, or other time diary data such as the American Time Use Survey (ATUS), was chosen due to its very large and representative nature and the particular breakdowns given to both immigrant status and type of volunteering. Auxiliary analyses on voting employed a similar structure and used the 2004 , 2006 In the case of voting, the 1990 CPS November Supplement was used to establish baseline average volunteering rates by CBSA as the immigrant location selection correction.
Voting data employed from the CPS included a binary indicator for whether an individual had voted in the previous election. Volunteering information employed from the CPS data included a binary indicator for whether an individual volunteered their time, as well as indicators for whether the individual volunteered for several representative choices of organizations including (1) immigrant focused, (2) religious, (3) childfocused, (4) civic, (5) social service, and (6) international 1 .
Notice that volunteering for a child's education has many fewer immigrant volunteers since immigrant parents tend to have less information and perhaps self-concept regarding the ability to contribute. This concept of information as hindering the volunteering of immigrants is explored further in several sources (for example, see Gele and Harslof 2012; Handy and Greenspan 2009) . Religious volunteering is also differentiated from the group, since immigrants tend to first be tied to religious organizations. It is posited that this is because religious groups may increase bonding, but not bridging capital in communities (Galabuzi and Teelucksingh 2010) . Empirical results have not, however, found a strong effect of religion.
Individuals in the CPS who were foreign born (either non-citizens or naturalized citizens) were considered members of the first generation, while individuals born in the United States to either two foreign born parents or to one foreign and one native-U.S. parent were considered members of the second or 2.5 generation, respectively. Other individuals born in the United States-or abroad to U.S. parents as in Card et al. (2000) were considered members of the third (or higher) generation. For all immigrant stratifications, it was not possible to condition on legal status, since this information was not available in the 2000 Census or CPS data, although the Census did make efforts during this period to interview individuals of illegal immigrant status.
Individual ethnicity and country of origin was also used to account for immigration of one's racial/ethnic or country of origin type. In particular, Mexico, one of the largest countries of origin during this time period, is controlled for in a separate fashion. In contrast, due to data concerns, many other country-of-origin groups are limited to the continental or sub-continental level.
Additional individual-level characteristics employed from the Current Population Survey as control variables included age, sex, education, family income, race, the presence and ages of children, the number of individuals in the household and employment status. Notice that employment status was chosen rather than hours of work due to the more endogenous relationship between hours and volunteering. The analysis was restricted to individuals answering that they were of a single, rather than multiple, racial backgrounds.
In addition to Current Population Survey data, Census 2000 Summary files (3 and 4) were used to determine aggregate information in the area regarding immigration and local area characteristics. Data were matched from the Census Summary Files to the CPS using a CBSA-MSA match through counties. New England County Tabulation Areas (NECTA's) were dropped due to the coding structure.
The foreign-born individuals of interest from the Census data were the 1990-2000 cohort of immigrants. Country of birth of the immigrants, as well as race/ethnicity, employed the same categories as the CPS. Census information was also employed to create several alternate measures of inequality in the area, including the ratio of average to median family income, the fraction of the total population below the poverty line and the fraction of immigrants below the poverty line. Additional local area characteristics employed in the analysis included total population size and density, average age, employment rate, fraction of various racial groups, average education and median family income.
III. Calculation
The goal of the empirical analysis is to determine whether an inflow of immigrants affects the likelihood that natives will contribute to public goods and volunteer their time. In order to control for possible location selection of immigrants, average 1989 volunteering at the CBSA level is employed, and immigration is measured as the fraction of foreign born from the 1990-2000 cohort relative to the total population in the area. This empirical choice mitigates the problem of the immigration variable incorrectly picking up the tendency of immigrants to locate in areas with historically low levels of immigration-through the 1989 average volunteering control-and, therefore, create bias in the effect of immigration on the individual likelihood of volunteering. It is also true that native selection will be mitigated, since measures are taken at the CBSA-linked to county level, which should be a high-enough level of aggregation that there will be minimal sorting of natives at this level. Technically, the literature agrees on the county level for native sorting, and some work uses the MSA level. See for example Vigdor (2004) .
Clearly, immigrants may prefer sorting by area even at this higher level of aggregation. For this reason, employing the previously mentioned average volunteering in 1989 will also be necessary to account for selection 2 .
This strategy will, therefore, show the effect of the 1990-2000 immigration on individual volunteering rates of natives in 2004-2008 after accounting for immigrant location selection bias conditional on average volunteering rates in the area. Prior research, particularly using European data, has also shown that measured impacts of immigration diminish after controlling for income inequality in the local area. For this reason, several measures of income inequality are alternatively employed to account for this possibility. Controls at the individual and the local area level are also progressively added in to the regression structure.
The main portion of the analysis employs a probit structure with marginal effects and clustering at the CBSA level to use the most conservative standard errors possible. Probability weights for sample inclusion are also employed. Specifically, for individual i in local area j:
Volunteer is either an indicator for whether an individual volunteers generally or, in the appendix section, for a specified volunteer organization. In many cases, individuals volunteered for multiple different types of organizations. Demog represents demographic characteristics of the individual (age, age 2 , sex, education, family income, race, the presence of children, number of individuals in the household, and employment status). Since "natives" include any individuals from the 2nd, 2.5 or 3rd (or later) generation, Demog also includes binary indicators for the generational status of the native in question-as well as whether the foreign parent is the mother or father in the case of the 2.5 generation. Additional robustness checks vary this structure and separately examine the effect of immigration on the volunteering choices of the subset of 3rd (or later) generation or, alternatively, 2nd generation natives. CommChar include community area average characteristics (total population, population density, average age, employment rate, fraction representation of various racial groups, education and median family income) 3 . Inequality represents either (a) the fraction of individuals in the total population below the poverty line, (b) the fraction of immigrants below the poverty line or (c) the ratio of average to median family income in the area. Notice that measures of income inequality were employed since (1) income inequality may matter more at low levels of income (fraction below poverty), (2) it may be that immigrants have an indirect effect via their levels of poverty (fraction immigrants below poverty) see Gustavsson and Jordahl (2006) , or else (3) distribution and skewness made the key difference as in Alesina et al. (1999) . All three measures were employed in order to contrast these differing theories for why income inequality may affect social cohesion and generally determine whether statements could be made regarding the more "general" relationship with income inequality. Finally, FracImmig represents the fraction of 1990-2000 cohort immigrants relative to the total population in the local CBSA area. Alternatively, it represents the fraction of this cohort of immigrants stratified by (a) race/ethnicity, and (b) country of origin. Own-ethnic/country/cohort effects are explored as well-with a focus on groups with larger numbers of immigrants during this period. It is worth reiterating that the community characteristics control for the percentage of various ethnic representations, so that immigration is not instead picking up ethnic effects as well as this measure of diversity (See Holtug (2010) for a similar empirical distinction). It is also beneficial to use wave of immigration (1990-2000 foreign born) in the current analysis to mitigate this issue. In addition, concentration measures are used for both the inequality and immigration measures due to recent evidence regarding their possible superiority and ease of interpretation (Simpson 2006) .
Following the work of Friedberg and Jaeger (2009), it was posited that there might be a different relationship between immigration and volunteering in larger cities. In contrast to the main hypothesis of this analysis, it could be that natives selectively locate in larger or smaller cities conditional on their personal proclivity for individualism. If this is the case, then main analysis results may mask this selection by averaging over different types of cities. For this reason, the analysis was restricted to CBSA's/MSA's with a total population in the Census 2000 over 1,000,000 and a population density greater than 0.001-robustness checks varied these boundaries with little or no change in effect. Since the amount and type of immigration can affect other average characteristics of the local area, this reasoning was part of the impetus for also exploring regressions without a subset of the specific city-characteristics, in addition to the baseline structure mentioned above, for example, dropping the controls for total population, population density, average age, employment rate, and education at the area level. In this way, it was possible to determine how immigrants affect both local characteristics and directly impact volunteering.
As a robustness check, the probit regression structure was varied to employ a linearized regression structure. The reason for this empirical decision was that the 1989 CPS supplements were constructed using a relatively small sample, so that noise from employing a probit structure could obscure the true size of the coefficients. A linearized regression, while not necessarily the optimal choice generally, would, in this scenario, allow for less noisy results. The linear model was run using various instantiations with, alternatively the coefficient on the average volunteering in the community (the selection correction) being (a) unconstrained, (b) =1, (c) = 0.5. It is notable that (b) is similar to a differencing analysis 4 .
In a final auxiliary analysis, the regressions from the main analysis were run using the outcome of whether individuals voted, rather than whether they volunteered. In this case, the immigrant location selection correction was the 1990 average voting in the community. Since the 1990 sample used for the voting selection correction did not suffer from the same sort of sample size issues as the 1989 supplements, the linearized regression was not employed for the voting regressions. There was only one "type" of voting, however, it was disaggregated by city size as well as employing or not employing various area level characteristics in the regressions. individuals answered all questions required for the regression analysis-which means this was a larger restriction than in any of the individual regressions. Individuals answering all relevant questions are labeled as part of the "controlled" sample for this table. Variables are grouped into whether they refer to immigration (coming from both the Census and the CPS data), individual characteristics (CPS), inequality measures (Census), or volunteering variables (CPS). As seen from a comparison of the controlled and the uncontrolled samples, individuals answering all questions were slightly different from individuals in the full sample-but not in unexpected ways. Specifically, the controlled sample had older individuals (age 44 subsample vs. age 37 full sample), fewer males (47.5% vs. 48.4% in the full sample) and fewer racial minorities-both individually and in terms of location choice. These differences are unsurprising given typical survey response patterns with, for example, women and retirees more likely to answer surveys. Income and education have similar means in both groups. Immigrant status shows more first-generation individuals and fewer second and 2.5 generation individuals in the sub-sample. This may be due to immigrants feeling an urge to "do their civic duty" in answering CPS survey questions. In keeping with concerns on this issue, it also implies that illegal immigrants might not constitute a large fraction of this data. There was also a somewhat higher representation of individuals with children of all ages in the data-consistent with expectations-as well as a slightly higher representation of individuals doing volunteer work, both overall and in particular categories.
IV. Results and discussion
In total, there were no surprising patterns in the survey responses, with the one interesting result being higher rates of completion by first generation individuals. Average volunteering also seems to have increased between 1989 and the 2004-2008 period. Although this may seem anomalous, given the predicted decreases over time, this result is likely due to changes in survey coding and slight variations in the context of questions. It should not be interpreted too strongly, especially since 1989 average volunteering is only used as a control for average levels in previous years and not in a panel structure in the present analysis.
B. Main regression analysis
All regressions were run at the individual level using probability weighting for sample inclusion, binary indicators for year and region, and clustering of standard errors on CBSA to allow for the most conservative estimates possible. Unless stated otherwise, it can be assumed that the regressions were run with full controls for individual and local area characteristics as described in the data and empirical section. Coefficients from marginal probit regressions are displayed, along with the absolute value of their associated t-statistics. Many of the regressions also display two different panels of results using individuals in all cities, as well as using the subsample of individuals in large and densely populated cities. The fraction of foreign born variables refer, in all cases, to those foreign born individuals coming from the 1990- 2000 cohort of immigrants relative to the total population in the CBSA, or else the number of 1990-2000 cohort immigrants by race/country of origin relative to the total population in the city when more appropriate.
In Table 2, Although it is standard to progressively add in controls, this structure is explicitly emphasized here because of the possibility that the relationship between diversity and social cohesion is changed when accounting for individual characteristics, or because immigration actually causes some of the local average characteristics (see La Ferrara 2002, 2005) . Later tables also rerun regressions with a smaller number of local area controls with similar findings. Coefficients are shown along with absolute values of t-statistics for the eighteen regressions of interest. All regressions use probability weights for sample inclusion and clustering on the highest relevant level for the most conservative standard errors possible in the analysis. All regressions further include controls for year and region as well as the individual and area characteristics enumerated in Table 2 . Regressions are stratified by inequality measure employed, city size status, as well as whether the natives in the sample of interest are the full group, the 3rd-plus or the second generation of natives. * and ** show statistical significance at the 5% and the 1% level respectively. Coefficients are shown along with absolute values of t-statistics for the eighteen regressions of interest. All regressions use probability weights for sample inclusion and clustering on the highest relevant level for the most conservative standard errors possible in the analysis. All regressions further include controls for year and region as well as the individual and area characteristics enumerated in Table 2 . Regressions are stratified by inequality measure, city size status, as well as whether the natives in the sample of interest are the full group, the 3rd-plus or the second generation of natives. * and ** show statistical significance at the 5%. Coefficients are shown along with absolute values of t-statistics for the fifty-four regressions of interest (18 in 3 subsections of this table). All regressions use probability weights for sample inclusion and clustering on the highest relevant level for the most conservative standard errors possible in the analysis. All regressions further include controls for year and region as well as the individual and area characteristics enumerated in Table 2 . Regressions are stratified by inequality measure employed as well as whether the natives in the sample of interest are the full group, the 3rd-plus or the second generation of natives. Further stratification is on the race of the affected natives (white, Asian, Hispanic). * and ** show statistical significance at the 5% and the 1% level respectively. Table 2 display a negative relationship between the fraction of foreign born individuals from the 1990-2000 cohort and the likelihood that natives in the sample will volunteer. It is also true that the regressions are not invariant to the choice of individual and area-level controls. Negative impacts of immigration are especially pronounced for the full sample of cities, but less so for the sample of larger cities. This is the first indication that big cities may be different than the full sample in feeling a smaller impact of diversity on individual volunteering, which is consistent with the explanation that the effect seen can be partially attributed to the preferences of residents of cities, as opposed to the negative impact of immigration on native volunteering rates. Within the sample of affected natives, second generation individuals are the least likely to volunteer. This result is maintained with some frequency throughout the analysis. It is also true that, for some specifications, 2.5 generation individuals with a foreign father are the most likely of all natives to volunteer. This is an interesting result, and may indicate that a foreign father makes individuals more tied to communities, while a native mother makes them more able to integrate into the current society in order to volunteer. Table 3 again splits the regressions into those relating to the full sample (Panel A) and the large city sample (Panel B), and employs all relevant control characteristics, including the selection correction and income inequality measures (as well as year and region dummies) 5 . Further stratification of regressions is based on which inequality measure is used. Results are shown for the "full" sample of natives (2nd, 2.5 and thirdplus generation) in columns 1, 4, and 7, as well as for the third-plus generation in columns 2, 5, and 8, and for the second generation in columns 3, 6 and 9. Turning first to Panel A, I find that, regardless of the inequality measure used, immigrants have a negative impact on the likelihood of natives volunteering. It is also true that the average volunteering in 1989 is positively related to current levels of volunteering. Once again, foreign born fathers and native mothers have children who volunteer more, while the negative impact of the second generation is not quite statistically significant at the 10%, but only at the 5% level. These results look very similar to those in Table 2 and appear to show a strong effect of immigration. Interestingly, there is little impact of any of the inequality measures. The robustness check using a smaller set of area characteristics still showed a similar pattern of results with a smaller (but still significant at the 5% level) effect of immigration and a larger effect of some measures of inequality.
Both Panels in
In large cities examined in Panel B, in keeping with results in Table 2 , the pattern of effects is not as clear. Although the second generation is negatively impacted by the volunteering of immigrants, there is no measurably significant impact on the third-plus generation, which is arguably more important for the present analysis. This provides further evidence that large cities are not being negatively impacted by the effect of immigration on the provision of public goods, and may mitigate the relative importance of immigrants in decreasing social cohesion more generally. It is also notable that previous volunteering and inequality did not seem to matter much in these large cities, while in the larger sample of cities, average 1989 volunteering still had a measurable impact. The next possibility I explored was that the effect of immigration varied by type of immigrant, and furthermore, that immigrants were impacting others of their own ethnicity more strongly than natives in other ethnic groups. Tables 4 and 5 examine the effects of race and ethnicity for Asian, Hispanic and white immigrants-with Black immigrants excluded due to their small numbers in this cohort. Table 4 first examines the impact of immigration by race on all types of native individuals, while Table 5 examines the impact of immigration of individuals of one's own-race (i.e. Asian immigrants on Asian natives) 6 . Specifically, Table 5 uses three entirely different samples of natives (i.e. those of White, Asian or Hispanic race) and examines specifically the effect of immigration of individuals of the same ethnicity as the natives in each of the three race/ethnic groups of interest. Both tables use the panel structure for city size breakout, as well as separately looking at different measures of inequality and generation of natives.
In Table 4 , both panels show a relationship with volunteering which is positive for Asian immigration and negative for white immigration. This result is generally consistent-with the positive relationship with Asian immigration reduced in significance below traditional levels (5% or 10%) for the second generation of natives. While Hispanic immigration has a negative relationship for the full sample of cities, this effect is not significant at statistical levels in the group of larger cities. This difference in the Hispanic relationship in particular could explain the varying effect of immigration on native volunteering in large versus small cities. Next, the hypothesis that immigration by race has an effect because individuals interact to a greater extent with others of their own race was explored. The layout of Table 5 has the same panel structure as Table 4 , with the additional breakout of racial group of interest. The inequality measure here is mean to median income, with other inequality results looking extremely similar and included in Additional file 1: Table S5 for reference. Looking first at white individuals, it is clear that white immigrants have a negative relationship with the volunteering of white natives, thus same-ethnic relationships are quite strong. This is true for all inequality measures and both samples-with some differences in coefficients and significance but the same general pattern of results. For Asian immigrants, relationships are still positive, although significance decreases below the 5% level in most cases, so it is difficult to draw consistent conclusions. It would appear, however, that Asian immigration is not having a detrimental impact on Asian natives. There is very little significance in the relationship between Hispanic immigrants and Hispanic native volunteering in the full sample of cities. However, the impact of Hispanic immigrants on Hispanic native volunteering is actually positive in large cities. This could explain why there was no negative impact of Hispanic immigrants in large cities in Table 3 . Namely, any negative impact is counterbalanced by the positive same-ethnic effects. In summary, my results so far lend support to the idea that immigration negatively affects volunteering rates in the full sample of cities, with the caveat that these results are generally not maintained in the large-and densely populated-cities. My results may be explained by the positive interactions that Hispanic immigrants enjoy with Hispanic natives in large cities, perhaps because of enclaves, making the negative impact at the larger city-group level disappear. Considering that the 1990-2000 cohort was largely composed of Hispanic immigrants, this difference may explain the anomalous nature of United States social cohesion erosion.
The results may also be influenced by native selection on individualism.
It is also true that while white immigrants may have a negative impact (both generally and at an own-ethnic level), while Asian immigrants appear to have a positive effect on volunteering rates. One possibility for the existence of this posited large negative impact of white immigrants on white individuals is the concept of social threat. Specifically, social threat theory maintains that natives are happy to help immigrants until the point that they threaten their own identity. An immigrant who looks similar to a native poses a larger "threat" than one who looks dissimilar and may have a harder time competing. In the "white" community, this concept of protecting one' s identity from the success of immigrants of one' s own type may, in fact, be a more relevant concern than in minority populations. C. Auxiliary analyses Country of Origin-Additional file 1: Table S1 explores the possibility that country of origin, rather than ethnicity, is the responsible agent. In line with previous results, this table appears to show a positive effect of immigrants from Asia on volunteering in the full sample of cities. The full sample of cities also appears to show negative effects of Caribbean, European and "possibly" Mexican immigrants. The results for Europeans would then be in accordance with the possibility derived from Tables 4 and 5 that white immigrants have a negative impact on volunteering.
In large cities, however, the effects are less consistently significant-this is in line with weaker effects of immigration in large cities as discussed in previous tables. Although being born in Africa or South America may have a "positive impact", with the South America results perhaps similar to the positive effect of Hispanics in large cities, these results are not consistently significant. There are also inconsistent negative effects of being from Oceania, South America and Mexico. Overall, the effects for the large city regressions are less significant, and do not appear to show as much of an effect of immigration as those for the full sample. This is in line with expectations given the results in earlier tables in this analysis. Type of volunteering-I next explored differences in the effects of immigration on various types of volunteering, with the particular categories of interest being religious, civic, social services, immigrant-focused, international, and volunteering for a child-focused organization. This is important since one might argue that volunteering for a children' s organization, as an example, is at least a partially self-interested act by a parent and not necessarily representative of more general forms of volunteering. See Neymotin (2013) for a discussion of the link between parental involvement in schooling and child behavioral outcomes. Results are generally similar for all of these different types. This point is very interesting since it means that, at least in this fashion, immigration is affecting education through involvement in exactly the same way as it affects other forms of social cohesion, making it possible to further generalize results. In Additional file 1: Table S2 , regressions are shown for six different types of volunteering (kids, religious, civic, social services, international and immigrantfocused), and regressions were run for the full set of natives, as well as the subset of the third-plus generation. Results were also run for both an overall measure of immigration as well as a measure using the fraction from different racial groups. All regressions used the ratio of average to median income as the relevant measure of inequality. Regressions using other inequality measures provided similar results.
The various types of volunteering are found to be different in their relationship to immigration. While there may be differences in magnitude or significance, however, there does not seem to be any change in sign for these coefficients. For instance, white immigrants do appear to have a negative impact on volunteering, although this effect is clearly insignificant when it comes to volunteering for an immigrant group. Similarly, Asian immigrants have a positive impact, although the strength of the effect is strongest for the religious and the international regressions. Being born Hispanic, interestingly, has a negative impact, but it is only significant at conventional levels for religious and civic volunteering. Taken as a larger measure, volunteering for immigrant groups does not seem to be too closely related to immigrant representation. The reasoning here might be that immigrants normally have a negative impact on immigration, but for this particular type of immigration it should be positive, leading to a zero net effect. Overall, these results mirror those from the main analysis for the full sample of cities.
Linear probability model-The next specification employed was the linear probability model for an individual's decision to volunteer. The coefficient on the average 1989 volunteering in the community was, alternatively, (a) unrestricted, (b) = 1, and (c) = 0.5. Additional file 1: Table S3 examines the results of using these three additional specifications, and is similar in structure to Table 3 . However, only the full sample of cities is employed in this table, with (undisplayed) results from stratifying on city size or using a smaller set of city characteristics providing similar results for the purposes of this robustness check. Additional file 1: Table S3 shows that, for all specifications of interest, the probit model provides similar results to those coming from the linearized regression models. The "differenced" regression, i.e. (b) =1, does have slightly lower levels of significance on the effect of the fraction foreign born. Even so, the effect on the 3 + generation is still always significant at the 10%, if not always at the 5% level. It is also true that using the linearized regression shows stronger impacts of the inequality measures in several cases, indicating that there may indeed have been some noise arising from using the smaller 1989 CPS supplement. Overall, the linearized regressions provide further support in keeping with the negative relationship between the fraction foreign born in the city and social cohesion. This effect appears relatively consistent throughout the various instantiations employed. Linearized regressions (results not shown) were also run using a structure similar to Table 4 (by race) and Table 5 (own-race) with a similar pattern of effects to those in Additional file 1: Table S3 . Namely, while results in the linearized regressions generally mirrored those in the probit regressions, the "difference" regression had the weakest effects-although, with the exception of white own-race effects, they were still significant at the 10% level if they had been significant at the 5% or the 1% in the probit structure. Overall, results were seen to verify patterns in the main portion of the analysis.
Voting-The final auxiliary analysis employed whether an individual voted, rather than volunteered, as the measure of social cohesion. Additional file 1: Table S4 displays the results from this final specification and uses a table layout equivalent to that used in Table 3 . Voting is negatively related to the fraction of immigrants in an area, and, in contrast to results for volunteering, this effect does not diminish when focusing on larger cities. If anything, the effect of immigration on voting tends to be magnified in size in larger cities. Regressions employing a race and own-race structure found similar results, with larger cities showing the same or larger impacts of immigration on the likelihood of an individual voting. In contrast to volunteering, own-race differences with Hispanic enclaves do not appear to tell the story for voting. This is expected, since larger city effects do not diminish relative to the entire sample. Results are available upon request. These preliminary results on voting verify its negative relationship with immigrant representation. However, these results do not implicate city size in the same way as in the regressions with volunteering as the measure of social cohesion. The reason could be due to the interactive nature of volunteering, in contrast to voting, which occurs as a solitary act, so that city size will function differently.
V. Conclusions
Since Putnam's 2007 work showing that immigration decreased social cohesion in towns in Italy, scholars have been trying to replicate and verify results for the United States, as well as for Europe, with limited success. Difficulty in finding appropriate data, as well as methods to control for selection and income inequality have hampered their efforts at answering this question. My paper is innovative in presenting one plausible explanation for why Europe and the United States have such different effects of immigration on social cohesion as measured by the traditional "club associations/volunteering," while attempting to address the previously mentioned concerns.
Although some prior works did stratify results by city size, they found little verifiable empirical results (Alesina et al. 1999) . Examining the outcome of volunteering, it appears that the problem has been a decrease in social cohesion in the smaller (or rather, "less large") cities in the United States with a particular problem with Hispanic immigrants-as compared to larger cities. Thus, large city data do appear similar to European results in showing a lack of a relationship between immigration and volunteering after accounting for income inequality. It is the smaller U.S. cities, admittedly dissimilar from Europe in culture and contact with other groups, which look anomalous in this immigration-social cohesion relationship, since immigration still does have an effect after controlling for inequality measures. This being said, it is not possible to dismiss the possibility mentioned earlier that natives selectively move to larger or smaller cities conditional on their individuality. This hypothesis is supported by the large-city size results.
Although there has been some preliminary work on the effects of immigration on social cohesion in homogeneous societies (Yamamura 2008) , this is not an area that has been particularly well-explored or understood. For this reason, the United States still tends to look anomalous and my analysis is unique in exploring this genre of effects at all.
In the case of voting, however, it is true that while immigration is negatively related to social cohesion, preliminary analyses here indicate that the pathway by which immigrants are assimilated, and the type of social cohesion built may look somewhat dissimilar relative to city size relationships for volunteering. For this reason, employing two different measures of social cohesion is also useful in beginning to understand the exact method in which immigrants are assimilated into society.
Moving forward, if we would like to continue to increase social cohesion in order to gain benefits to society, and if it is truly smaller cities that have difficulty assimilating immigrants, then the focus needs to be on assimilating the particular groups of Hispanic immigrants in smaller cities and, to a lesser extent because they are a smaller section of the population, white immigrants. This would fly in the face of new programs, which tend to target larger cities. It is also true that a positive effect of Asian immigration can be taken from these results, so that this particular subgroup would not be seen as inherently detrimental to the well-being and functioning of native social cohesion in the United States.
One possible direction for future research is to identify the existence of a tipping point in city size wherein the relationship between immigration and volunteering measures of social cohesion begins to change from smaller cities, that experience a decrease in social cohesion with increasing Hispanic immigration, to larger cities where this no longer seems to be an issue, and Hispanic immigrants may even increase social cohesion with, in particular, their fellow Hispanics. This tipping point hypothesis is in keeping with a suggestion by Robert Putnam in his 2007 work, which he could not quite find evidence for in that particular data. On a similar note, it would be useful to extend the present voting results to employ smaller levels of aggregation, such as census local areas or tract data on voting and communities, to determine the effect of smaller or larger areas in this context.
It should also be noted that there are alternative explanations for these results. One possibility is that other individual characteristics in the data are biasing the effect of immigration. This was a choice of specification made so that the analysis was not hampered by omitted variables bias from the deletion of key individual characteristics from the analysis. Slight variations in the inclusion of individual factors did not, however, change the essential nature of the results.
Chief among the more plausible explanations are that, rather than an inability of small cities to assimilate immigrants in the volunteering data, there is either (a) selective response on Hispanic ethnicity conditional on city size and, therefore, comfort in being identified as a member of this group, or (b) a different type of Hispanic immigration proceeding into larger versus smaller cities, with the possibility that legal versus illegal immigrants show up differently by city size in this data, and (c) the previously mentioned possibility that natives sort on city size conditional on individualism.
The first explanation will, undoubtedly, be a factor which is quite difficult to discount. As for the second effect, it has been addressed to some extent by controlling for selection on observable average historic volunteering levels. However, it is possible that facets of Hispanic immigration which differ between the locations still remain intact, and this is indeed a factor at play. It is also telling that, for voting, the city size and Hispanic element does not seem to come into play in the same respect. This points to a clear need to consider the type of social cohesion carefully when examining the reasons for the accrual of social cohesion within communities. Finally, the third point has been extensively discussed as a plausible alternative, noting of course that natives generally in the literature do not sort between areas larger than the county level (and often the literature also shows lack of sorting between different MSA's).
It is also true that the results from various types of volunteer organizations can provide further guidance on where exactly social cohesion may be breaking down. The relationships discovered were not limited to religious or child-focused organizations, but also appeared for civic, international and perhaps social services organizations. This implies that individuals are not simply following patterns driven by clergy and other religious leaders, nor are they volunteering to help their own children based on these immigration patterns. The results gathered for these various different types of volunteering organizations indicate that the patterns for relationships documented are more generally applicable irrespective of the types of volunteering involved.
Taken together, the present analysis has made large inroads in an effort to clear up a fledgling debate in the literature and helps contribute to our understanding of exactly how social cohesion may be affected by an influx of immigrants to the United States, and thereby possibly affect other important aspects of society.
In the case of volunteering, it appears to be occurring through the smaller cities for the most part, while larger cities have results more similar to those in Europe. In these small cities, it also appears to be white and Hispanic immigrants who are of interest in the relationship, with an inability of smaller communities to easily assimilate Hispanic immigrants perhaps being the reason for this documented relationship.
Endnotes 1 Hours of volunteering were available but not employed due to (a) evidence that, without a two-part hurdle structure-unavailable in this data-hours will be incorrectly measured (Hamermesh and Trejo 2013) , (b) the difficulty in accurately measuring hours of volunteering due to recall bias in individuals remembering exact hours volunteered -rather than a simple binary indicator for participation-from the previous year, (c) evidence that the extensive rather than the intensive margin is the relationship of interest here, also in keeping with evidence in Letki (2008) that the social trust does not relate to the intensive margin of volunteering behaviors.
2 It is also true that natives may sort by area even at these higher levels of aggregation, and the effect of this sorting is later discussed in moderating the strength of results in this analysis. 3 While Hispanic race was not explicitly included in the measures of the percentage representation by race in the Census data used, there is an unmistakably strong correlation between Hispanic and "other race." The current analysis, while including a binary for Hispanic at the individual level, does not separately control for the percentage "other race." Results were repeated including a control for the percentage other-race and found only very small differences in magnitude and almost never moved any coefficients of interest from statistically significant at the 5% or 1% level to lower levels of insignificance. 4 Notice that the nature of the regression structure, in particular probability weighting for sample inclusion, precluded an analysis with fixed effects for location choice in this case. 5 Prior to this paper version, regressions were stratified by region with the notable result that effects were generally concentrated in the Western region of the United States. Current regressions focus on the more aggregated version of the paper to retain the largest dataset possible. 6 Alternatively, regressions using all breakdowns of immigration by ethnicity on affecting natives of each separate race were run, however, there was insufficient data size to include this in the present analysis. One point which was clear, however, was that results were quite strong for white natives, with Hispanic natives negatively affected by white immigrants only in the larger cities. Results for Asians generally employed very small datasets-less than 1000 in many cases-so that they had even less predictive power than the Hispanic-native regressions.
